The Influence of Liquidity, Profitability, Capital Structure and Market Ratio Towards Company's Stock Return and Stock Price in Compas 100 Indonesia Stock Exchange Period 2016-2018 by Saman, Mohammad Kemal Sultan Bin & -, Imronudin, S.E, M.Si, Ph.D
THE INFLUENCE OF LIQUIDITY, PROFITABILITY, CAPITAL 
STRUCTURE AND MARKET RATIO TOWARDS COMPANY’S STOCK 
RETURN AND STOCK PRICE IN COMPAS 100 INDONESIA STOCK 








Submitted a Partial Fulfillment of the Requirement for obtaining 




MOHAMMAD KEMAL SULTAN BIN SAMAN 
B10A153005 
 
DEPARTMENT OF MANAGEMENT DUAL DEGREE PROGRAM 
ECONOMICS AND BUSINESS FACULTY 

















“Maka nikmat Tuhan kamu yang manakah yang kamu dustakan” 
(QS Ar Rahman 13) 
 
“Learn from yesterday, live for today, hope for tomorrow. The important thing is not 
















DEDICATION   
Bismillahirrohmaanirrohiim  
I present my research paper with full of love for:  
 Allah SWT, the Almighty who provides convenience, fluency, health, fortune, 
and His blessing, so I can finish my research paper without any significant 
obstacles.  
 Rasulullaah SAW, may sholawat and greetings always be poured out on him 
the Prophet Muhammad, his family and friends. 
 My lovely father and mom, mr. Abdul Saman and mrs. Gusti Ayu with all 
respect and my devotion, thank you for all the love, support, sacrifice, 
sincerity that has never been broken. For all advice and motivation so that I 
can finish this final project well. 
 My dear sister, Haritsa Salsabila who is always entertaining and always giving 
enthusiasm incessantly. 
 For mr. Imronudin, SE, Msi, Ph.D as a supervisor who has been patient in 
providing guidance, advice, and encouragement so that I was able to finish 
this research paper. 




 My beloved Irestaluna, thanks support, prayer, encouragement, love and 
positive things that you always give. 
 All my friends in management double degree’15, IMSO and HEMa 
Management'15. thank you for the impressions and memories of processing 
together 







Penelitian ini bertujuan untuk mengetahui pengaruh likuiditas, profitabilitas, struktur 
modal dan rasio pasar terhadap return saham dan harga saham kompas 100 
perusahaan di Bursa Efek Indonesia pada periode 2016-2018. Rasio likuiditas dalam 
penelitian ini diukur dengan Current ratio, profitabilitas dengan Return on asset dan 
Earning per share, sedangkan Capital structure oleh Debt to total equity ratio dan 
Market ratio dalam penelitian ini menggunakan price earning ratio. Sampel 
dikumpulkan dengan menggunakan metode purposive sampling dan memiliki 68 
perusahaan untuk sampel yang dihasilkan. Sampel dianalisis menggunakan teknik 
regresi linier berganda. Hasil penelitian menunjukkan bahwa CR, ROA, EPS 
memiliki efek positif dan signifikan terhadap harga saham perusahaan, sedangkan 
DER memiliki negatif tetapi tidak memiliki efek signifikan dan juga PER memiliki 
positif tetapi tidak memiliki pengaruh signifikan terhadap harga saham perusahaan. di 
sisi lain hanya PER yang memiliki efek positif dan signifikan terhadap return saham 
perusahaan, CR, DER, EPS memiliki positif tetapi tidak memiliki efek signifikan 
terhadap return saham perusahaan, sementara ROA memiliki negatif tetapi tidak 
memiliki efek signifikan terhadap return saham perusahaan. 
Kata kunci: Pengembalian Saham, Harga Saham, Likuiditas, Profitabilitas, Struktur 






This study aimed to determine the effect of liquidity, profitability, capital structure 
and market ratio on the stock return and stock price of compass 100 companies in the 
Indonesian Stock Exchange on a period of 2016-2018. The liquidity ratio in this 
research was measured by current ratio, profitability by return on asset and earning 
per share, while capital structure by debt to total equity ratio and market ratio in this 
research used price earning ratio. The sample were collected using purposive 
sampling method and it has 68 companies for the resulting samples. The samples 
were analyzed using multiple linear regression technique. The result show that the 
CR,ROA,EPS has a positive and significant effect on company’s stock price,while 
DER has a negative but has no significant effect and also PER has a positive but has 
no significant effect on company’s stock price. on the other side only PER has a 
positive and significant effect on company’s stock return, CR,DER,EPS has positive 
but has no significant effect on company’s stock return,while ROA has negative but 
has no significant effect on company’s stock return. 
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